Survey Development
A. Consulted Surveys. After consulting the theoretical literature on integration, we explored existing studies and surveys that measure integration or aspects of integration. We looked for questions that could fulfill the seven criteria outlined in our paper. Table S1 shows a list of all surveys and studies considered in this step. 
Survey Instrument and Scoring Rules
The short form IPL-12 consists of exactly 12 questions. In the long form IPL-24 there are 49 (sub-)questions overall. The IPL-24 includes all IPL-12 questions but adds additional questions in each dimension. For some dimensions we use multi-question batteries that are aggregated to capture a distinct subdimension. For political and navigational integration, we use 4-question quizzes to measure basic knowledge in these realms. To measure political participation, we use a matrix with 11 statements. To measure bridging social capital, we use two matrix questions with five items each. In all our online surveys, each question/matrix appeared on an individual page. Paper surveys were formatted with multiple questions per page. When surveying low literacy populations or populations not used to taking surveys, we found that matrix questions tend to irritate some respondents. In such populations, individual questions should be used instead of matrix questions.
The scoring rules presented below assign values from 1 to 5 to each answer. The assigned values are subsequently summed up for each respondent. The resulting score ranges from 12 to 60 for the IPL-12 and from 24 to 120 for the IPL-24. For our analysis we rescale this score to range from 0 to 1. When rescaling the original score, it is important to consider its theoretical range. Otherwise, most statistical software will use the range in the realized data for rescaling. Rescaling in R could be done with the following code:
library(scales) rescale(ipl24, to = c(0, 1), from = c (24, 120) ) In addition to the questions outlined below, we need information on a respondent's household size to equivalize household income to household size. When we use the term "household" in this survey, we think of a group of individuals that reside at the same place and routinely share their living expenses and other financial responsibilities. The term can also apply to an individual who lives alone and is solely responsible for his or her living expenses and financial responsibilities. In the survey we describe a household as "everyone with whom you share an apartment or house and with whom you are also related by birth, marriage, partnership, or adoption." We choose this definition to make it applicable to many different contexts. Potential survey populations for our measure include well-settled immigrants with many years of residency as well as recent refugees in refugee camps or large shelters. Household definitions that rely solely on the place of residence, like the US Census (54) or the UK Office for National Statistics (55) definition, would not be applicable in the case of refugee camps or shelters with large shared rooms. Definitions that focus on shared meals, like the Afrobarometer (56) definition, would also be problematic in cases in which food is provided by aid organizations or in cases in which work schedules make shared meals impossible. A direct referral to shared finances is problematic in circumstances in which refugees receive in-kind support or vouchers.
Below, we show individual questions and the respective codings. Questions are organized by dimension. The first two questions in each dimension are part of the IPL-12 short measure, and of the longer IPL-24. The last two questions in each dimension are only included in the IPL- 24 . Response values are shown in parentheses or are explained below the question. Comments and words that change depending on the country the survey is fielded in are italicized.
A. Psychological Integration.
How connected do you feel with the United States?
• I feel an extremely close connection. (5) • I feel a very close connection. (4) • I feel a moderately close connection. (3) • I feel a weak connection. (2) • I do not feel a connection at all. (1)
Source: Inspired by question AQ51/TMQ70 "To what extent do you feel connected to [host country nationals]?" in the Six Country Immigrant Integration Comparative Survey (47).

How often do you feel like an outsider in the United States?
• Never (5) • Rarely (4) • Sometimes (3) • Often (2) • Always (1)
Source: Inspired by the item "I feel like an outsider in most situations" in Hagerty and Patusky's sense of belonging instrument (22).
3. Thinking about your future, where do you want to live?
• I definitely want to live in the United States for the rest of my life. (5) • I probably want to live in the United States for the rest of my life. (4) • I am unsure if I want to remain in the United States or if I want to move to another country. (3) • I probably want to move to another country. (2) • I definitely want to move to another country. (1) (57) (58) (59) (60) . The sensitivity of topics such as death and burial can vary substantially over different cultures. To avoid measurement error due to these differences, we sought a more general way to ask how much respondents connect their long-term ambitions with a current host country.
Source: This question was originally influenced by research that shows how immigrants express identity and a sense of belonging in a host country through considerations on where they would like to be buried or where they would like to have their loved ones buried
How often do you feel isolated from American society?
• Never (5) • Rarely (4) • Sometimes (3) • Often (2) • Always (1) Source: Inspired by the item "I feel isolated from others" of the revised UCLA loneliness scale (45) .
B. Linguistic Integration. The following questions are asked in a matrix with statements as rows and answer options as columns. See Figure S1 for a screenshot of the matrix from the online questionaire. The matrix is introduced with the following text:
Communicating in English has many components, like reading, listening, writing, and speaking skills. Please evaluate your own skills in English. How well can you do the following when reading, speaking, writing, or listening to English? Please mark one answer for each row.
Matrix items are:
1. I can read and understand the main points in simple newspaper articles on familiar subjects. 2. In a conversation, I can speak about familiar topics and express personal opinions. 3. I can write letters about my experiences, feelings, and about events. 4 . I can listen to and understand the main points in radio or TV programs about familiar subjects.
Answer options for each item are:
• Very well (5) • Well (4) • Moderately well (3) • Not well (2) • Not well at all (1) (9, 19, 32) . Although some may fear that individuals are not good at accurately assessing their own language abilities, studies show that people typically do a good job in this task, particularly when they are given concrete, language-related actions and asked to identify their ability to perform such actions (7, 28, 44) . In sum, both the literature and our own pre-tests suggest that can-do statements are a suitable format to reach our goals. C. Economic Integration.
1. What is your household's total annual income (before taxes and deductions) from all sources? If you don't know the exact figure, please give an estimate.
Your household includes everyone with whom you share an apartment or house and with whom you are also related by birth, marriage, partnership, or adoption. • The country's gross median equivalized household (gmeh) income is then used to create 5 categories:
• The re-coded gross household income is then assigned to one of the outlined categories. 2. Which of these descriptions best applies to what you have been doing for the last four weeks? Please select only one.
Example: If a US family of three has a household income of
• In paid work, even if away temporarily (employee, self-employed, working for your family business) (5) • In school, even if on vacation (3)
• Unemployed and actively looking for a job (1) • Unemployed and not actively looking for a job (1)
• Permanently sick or disabled (3)
• Retired (3)
• In military service (5) • In community service (3)
• Doing unpaid housework, looking after children or other persons (3)
• Other (please specify) (54) . Figure S3 for an example from the online questionaire. The matrix is introduced with the following text:
Source: This question is inspired by question F17a CARD 63 of the European Social Survey Round 8 (16) and re-coded according to ACS categories (54).
This questions is asked in a matrix with statements as rows and answer options as columns. See
Please indicate whether your household currently can or cannot afford to pay an unexpected, but necessary, expense of...
Matrix items are:
• $500
• $1, 000
• $10, 000
• $50, 000
Answer options for each item are:
• Yes, can afford (1)
• No, cannot afford (0) 4. How satisfied are you with your current employment situation?
Your employment situation refers to the answer you gave in a previous question (either in paid work, in school, unemployed, permanently sick or disabled, retired, in the military, in community service, doing unpaid housework, looking after children or other persons, or other status).
• Very satisfied (5)
• Somewhat satisfied (4)
• Neither satisfied nor dissatisfied (3)
• Somewhat dissatisfied (2)
• D. Political Integration.
How well do you understand the important political issues facing the United States?
• Very well (5)
• Well (4)
• Moderately well (3)
• Not well (2) • Not well at all (1)
Source: This question is inspired by the "Good understanding of political issues" question (effic_undstd) of the American National Election Studies in the 2012 block on efficacy and government responsiveness (3).
2. In the last 12 months, how often did you typically discuss major political issues facing the United States with others?
• Never (1) • Once a year (2) • Once a month (3)
• Once a week (4)
• Almost every day (5) • ...tried to convince somebody to change their political opinion?
• ...tried to influence others on how to vote?
• ...made a political statement in a public setting or online regarding politics in the United States?
• ...engaged in public or online discussions regarding politics in the United States?
• ...contacted a politician, or a government official?
• ...worked in a political party or action group?
• ...worn or displayed a political badge, sticker, or sign?
• ...signed a petition?
• ...taken part in a lawful public demonstration?
• ...boycotted certain products?
• ...collected signatures for a petition?
Answer options are:
• Yes (1)
• No (0) E. Social Integration. In order to measure social integration, we need to refer to the rooted population of a given country or region. Here, we face a trade-off between simplicity and precision. We believe that more precise formulations like "American citizens", "Americans born in the United States", or "rooted Americans" complicate the survey questions and assume that respondents know about the place of birth or the legal status of all members in their social network. To better understand what potential respondents think of when confronted with just the term "Americans" we conducted think-aloud interviews with immigrants and natives in the San Francisco East Bay. We found that the large majority identified Americans by citizenship and many explicitly mentioned naturalized citizens. Based on this result, we believe that this short form will be feasible in most countries. In regions with high salience of ethno-nationalism more detailed terms might be necessary.
1. In the last 12 months, how often did you eat dinner with Americans who are not part of your family?
• Never (1)
• Once a year (2) • Once a month (3)
• Almost every day (5) Statements are:
• A group related to your job, like a union, business, or professional organization
• A group related to your religious beliefs, like a church, mosque, synagogue, or other religious organization
• A group related to your hobbies, like a sports, leisure, or cultural group
• A group related to a social or political cause, such as a voluntary organization or political party
• Another voluntary organization
• Participate at least once per week (5)
• Participate at least once per month (4) • Participate at least once per year (3)
• Belong but do not actively participate (2) • Do not belong nor participate (1) If you think about members of the groups you are participating in, how many of them are Americans?
• All of them (5) • Most of them (4) • About half of them (3) • None of them (2) • Do not belong nor participate (0) 
Source: This question is inspired by Robert Putnam's concepts of bridging and bonding social capital (62). The question items are influenced by "ORGANIZATIONAL AND CHURCH ACTIVITY" items in the American National Election Studies (3) and the Social Capital Community Survey (48).
4. Many people help each other with everyday favors, such as getting rides, borrowing a little money, or babysitting. In the last 12 months, how often have you provided such favors to Americans?
• Once a year (2)
• Once a month (3)
• Almost every day (5)
Source: This question was inspired by the "depend for everyday favors" question (R5525) of the Urban Poverty and Family Life Survey of Chicago (51). In the case of integration, the directionality of the original question is unclear.
We argue that in our setting, providing favors is more informative than depending on favors. F. Navigational Integration.
The first two items are presented in a single matrix with statements as rows and answer options as columns. See Figure S6 for a screenshot example from the online questionaire. The matrix is introduced with the following text:
In this country, how difficult or easy would it be for you to do each of the following? Items are:
• See a doctor • Search for a job (find proper listings)
• Very difficult (1) • Somewhat difficult (2) • Neither difficult, nor easy (3) • Somewhat easy (4) • Very easy (5) 3
. The third question can be added to the matrix with the first two questions. The answer options remain the same. The statement reads:
Get help with legal problems
Source: All items in this matrix were created by the research team.
Item 4 in navigational integration is the sum of four short quiz questions. Each right answer counts one point and the final score is the sum of all points plus one. For all quiz questions, the answer options and/or the correct answer need to be adopted to local laws and conventions. The quiz is introduced by the following text:
Source: All items of the navigational integration test were created by the research team.
Now we would like to ask you some questions about daily life in the United States. Please answer these questions from memory, without looking up the answers or asking another person. Not many people can answer every question correctly, and we would be very grateful if you would answer the questions to the best of your ability. 
Additional results
A. Sample descriptives. Below we show descriptive statistics of the data used for this paper. , we recorded the time it took respondents to answer individual questions. Based on these measurements, we estimate the median response time for the full IPL-12 instrument to be between 2 and 3 minutes and the median response time for the full IPL-24 instrument to be between 7 and 8 minutes (see table S9 ). E. Similarity between IPL-12 and IPL-24 scores. In the main paper we mainly focus on the short-form IPL-12 measure. While we find that the long-form IPL-24 measure offers more precision (see smaller standard errors in Table S10 ) and offers a broader set of questions for further analysis, Figure S7 shows that little information is lost if the short-form measure is used instead of the long-form measure. 
F. Replications of main results.
All results presented in the main paper are either based on the IPL-12 or the IPL-24 score. In this section, we replicate all presented findings for both measures.
F.1. Contrasted groups. Figure 1 in the paper shows the distribution of IPL-12 scores in the four different samples. Figure S8 compares these distributions to the distributions of the longer IPL-24. The boxplots show that the measured integration levels based on the IPL scales reproduce the ordering of the samples from highest to lowest expected levels of integration. Figure 3 Figure S10 shows the same graph using the IPL-12 score instead of using the IPL-24 score. Psy. Soc. Econ. Pol. Nav.
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Nav. G. Instrument reliability. Higher scores on our six sub-dimensions do not necessarily share a common cause, but together share the effect that they increase an individual's ability to build a successful and fulfilling life in the host society. We therefore understand our measure of integration as an index or causal measure (63) . The individual dimensions, however, measure consequences of underlying knowledge and capacities. They are more appropriately interpreted as effect indicators (63, 64) . In this section we present two tests that are commonly used to assess the reliability of such indicators.
G.1. Cronbach's Alpha. Cronbach's Alpha (65) is a widely used conservative lower bound estimator of instrument reliability (63) . The use of Cronbach's Alpha to evaluate our economic integration scale can be questioned at least due to two reasons. First, two of our samples (A & C) were selected on income but not on employment. This means that the variation in income is limited by design. Similarly, sample C is restricted to students and thereby limited on the employment variable. Just considering sample B, the standardized Cronbach's Alpha for the economic dimension is 0.54 for the IPL-12 Integration Index and 0.63 for the IPL-24 Integration Index. Second, income and employment are not necessarily effects of the same latent variable. We deliberately allowed this "weakness" because the importance of both indicators in policy debates outweighs issues arising from measurement error. Both points are more relevant for the IPL-12 than for the IPL-24. figure S11 show that on all our sub-dimensions only one component has an eigenvalue > 1 (66, 67) . The scree plots for social integration and economic integration show that the second components just barely fall short of an eigenvalue > 1. In the case of economic integration this is most likely explained by the the two underlying concepts of employment and income. In the case of social integration, we assume that our combination of formal (i.e. organizational membership) and informal social integration (i.e. social ties) is the reason behind the second component. G.3. Robustness to excluding dimensions. Sample A was selected on above median household income and sample C was selected on low income and on a preference to answer previous online surveys in Spanish. Theoretically, the difference between groups could be driven solely by these two factors. Here, we present the box plot from the main paper using the re-scaled IPL-10/20 (excluding economic integration) and the re-scaled IPL-8/16 (excluding economic and linguistic integration). Figures S12 and S13 show that the order of means does not change if the two dimensions are excluded. We also use t-tests to analyze the differences in means of the four samples for the six different measures. Bonferroni corrected p-values are shown in tables S13 and S14. The p-values show that the difference in means of the the four samples is always significant. They also show that removing only economic integration from the measure does not lead to significant differences in the re-scaled score. Removing economic integration and linguistic integration, however, leads to significant differences in sample A and sample B. H. Linguistic integration. In our validation data the distribution of linguistic integration is skewed towards the top of the scale. This is to be expected, given that our surveys were mostly administered in the host country's dominant language and the average residency is 25.7 years in the host country. Pilot surveys 6 and 7 (see Table S2 ) were administered in several languages to immigrants with shorter residency. Figure S14 shows that the distributions of lingustic integration in those samples are significantly less skewed as expected. 
